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San Bern County Pool Summary (as of 1/31/04)

Par  Amortized Market  Market % of Yield to Maturity Weighted Modified
Security Type Value Cost Value Portfolio At Cost Avg. Maturity Duration

Bankers Acceptances 0.00 0.00 0.00 0.0%

Certificates of Deposit 160,000,000.00 160,000,000.00 160,045,812.00 5.9% 1.11% 75 0.20
Collateralized CD 10,000,000.00 10,000,000.00 10,003,717.00 0.4% 1.22% 88 0.24

Commercial Paper 468,938,000.00 468,707,693.23 468,694,618.61 17.1% 1.03% 18 0.05

Corporate Notes 111,897,000.00 115,767,869.95 115,858,051.17 4.2% 1.75% 283 0.73

Federal Agencies 1,606,830,000.00 1,626,142,503.89 1,636,124,639.64 59.8% 2.76% 568 0.96

Money Market Funds 29,000,000.00 29,000,000.00 29,000,000.00 1.1% 0.93% 54 0.15

Municipal Debt 12,485,000.00 12,705,629.43 13,328,042.05 0.5% 5.24% 527 1.38

Repurchase Agreements 300,000,000.00 300,000,000.00 300,000,566.00 11.0% 1.04% 2 0.01

U.S. Treasuries 0.00 0.00 0.00 0.0%

Total Securities 2,699,150,000.00 2,722,323,696.50 2,733,055,446.47 100.0% 2.12% 363 0.67

Cash Balance 80,860,042.22 80,860,042.22 80,860,042.22

Total Investments 2,780,010,042.22 2,803,183,738.72 2,813,915,488.69

Accrued Interest 18,552,412.88 18,552,412.88

Total Portfolio 2,780,010,042.22 2,821,736,151.60 2,832,467,901.57

1. Yield for the money market funds is a weighted average of the month-end yields for the Federated Government, Federated Prime, and Goldman Sachs Prime Obligations funds

2. Statistics for the total portfolio include money market funds
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San Bernardino County Pool 
Sector Distribution (as of 1/31/04)
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Sector Market Value
Bankers Acceptance 0.00
Certificates of Deposit 160,045,812.00
Collateralized CD 10,003,717.00
Commercial Paper 468,694,618.61
Corporate Note 115,858,051.17
Federal Agencies 1,636,124,639.64
Money Market Funds 29,000,000.00
Municipal Debt 13,328,042.05
Repurchase Agreement 300,000,566.00
U.S. Treasuries 0.00
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San Bernardino County Pool 
Credit Quality Distribution (as of 1/31/04)
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A-1+ (Short-Term) 553,764,589.26
A-1 (Short-Term) 374,976,407.35
AAA (Long-Term) 1,711,434,355.59
AA (Long-Term) 92,880,094.27
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San Bern County Pool
Maturity Distribution (as of 1/31/04)

* Maturity distribution assumes no securities are called
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San Bernardino County Pool
Portfolio Yield Summary

Yield to Maturity
Month At Cost
January 2003 2.77%
February 2003 2.54%
March 2003 2.56%
April 2003 2.45%
May 2003 2.29%
June 2003 2.26%
July 2003 2.13%
August 2003 2.13%
September 2003 2.15%
October 2003 2.17%
November 2003 2.11%
December 2003 2.08%
January 2004 2.12%

1. Gross yields not including non-earning assets (compensating bank balances) or administrative costs for management of the pool

2. All historical yields restated to include money market funds


